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Trading Range in today

Support aeunilos

S50713 973-963 985-995 dnade nanasansal
NBIAUYI 1,320-1,310 1,337-1,347 wanzideuindimanzif: 27648
GEVi3 19,600-19,400 19,950-20,150 nuade waaunaee
SW13 690-680 715-725 waneidaninainmef: 18239
BRV13 3,400-3,380 3,430-3,450

ANRULN 31.22-31.17 31.33-31.38

ATRUWBEYANTFY (DXYO) 80.2-80.0 80.6-80.8

d9Uanara SET50 Index Futures

Settlement Price Volume 2l
Interest
Prior Last Change
S50U13 970.0 983.6 963.5 967.4 982.2 15.5 23,284 24,291
S50V13 975.4 983.0 965.0 967.5 982.8 15.3 10 13
S50X13 - - - 966.8 - 15.4 0 0
S50713 971.9 983.6 963.6 968.7 982.4 14.3 19,056 23,520
S50H14 967.5 983.0 963.5 967.9 982.7 14.8 286 670
S50M14 970.5 978.5 961.0 964.7 978.5 13.8 33 314

d9Uaara Currency Futures

Settlement Price Volume Eer
Interest
High Low Prior Last Change
USDU13 314 314 314 314 31.4 0.01 210 1,722
Usbvi3 315 315 314 314 31.4 -0.02 217 1,259
USDX13 315 315 315 314 315 0.07 4 656
USDz13 315 31.6 31.5 31.5 315 0.02 347 3,410

squuaadlaanugnd Futures muilszianiinavs Heue

Foreign Institution Local

Long Short Net Long Short Net Long Short
SETS50 Index Futures 18,751 18,535 216 8,169 8,481 -312 15,749 15,653 96
Energy Futures 51 8 43 0 0 0 60 103 -43
Metal Futures 312 35 277 3,378 3,000 378 1,988 2,643 -655
Single Stock Futures 11 23 -12 20,146 11,726 8,420 17,298 25,706 -8,408
Currency Futures 63 64 -1 70 60 10 645 654 -9

dquna1a Futures Gold & Silver & Oil Futures
Open

Settlement Price Volume
Interest

Close Prior Change

Future Bt50

GFV13 19,810 19,510 19,690 19,620 80 674 3,147
GFZ13 19,880 19,600 19,770 19,700 70 173 2,853
GFG14 19,980 19,670 19,880 19,800 80 196 244
Future Bt10

GF10Vv13 19,820 19,490 19,680 19,620 90 3,344 5,129
GF10Z13 19,890 19,570 19,780 19,690 90 799 3,360
GF10G14 19,970 19,680 19,880 19,790 90 492 1,132
SVVv13 - - - 717 - 0 3
SVz13 - - - 725 - 0 10
SVG14 - - - 751 - 0 2
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Brent Crude Qil Futures

BRV13 3,454 3,373 3,445 3,382 64 97 142
BRX13 3,423 3,365 3,423 3,360 63 13 94
BRZ13 3,390 3,390 3,390 3,360 64 1 37

SET50
Expiration Days to Rf FV of periodic Current Fair future Current Premium / Discount  premium/  Premium / Discount
date maturity dividend spot price future price from fair price (pts) discount (%) from spot price (pts)
S50U13 27-Sep-13 1 2.54% 10.4 982.96 972.7 982.9 10.2 11 -0.1
S50Z13 27-Dec-13 92 2.55% 0.8 982.96 988.5 983 -55 -0.6 0.0
S50H14 28-Mar-14 183 2.56% 7.8 982.96 987.9 982.7 -5.2 -0.5 -0.3
S50M14 27-Jun-14 274 2.57% 10.5 982.96 991.6 978.5 -13.1 -1.3 -4.5
Gold
Expiration Days to Current Current Fair future Current Premium / Discount  premium /
date maturity spot (USD) FX price future price  from fair price (Bt) discount (%)
GFV13 30-Oct-13 34 1,333.3 2.54% 31.276 19,868 19,870 2 0.0%
GFzZ13 27-Dec-13 92 1,333.3 2.54% 31.276 19,949 20,150 201 1.0%
GFG14 27-Feb-14 154 1,333.3 2.55% 31.276 20,036 20,030 -6 0.0%

Expiration Daysto  Current Current  Fair future Current Premium / Discount  premium /
date maturity spot (USD) price future price  from fair price (Bt) discount (%)
Swv13 30-Oct-13 34 21.83 2.54% 31.276 684 788 104 15.1%
SVZ13 27-Dec-13 92 21.83 2.54% 31.276 687 #N/A #N/A #N/A
SVG14 27-Feb-14 154 21.83 2.55% 31.276 690 780 90 13.0%

Expiration Daysto  Current Fair future Current Premium / Discount  premium /
date maturity spot (USD) price future price  from fair price (Bt) discount (%)
BRV13 16-Oct-13 20 108.06 2.54% 31.276 3,384 3,420 36 1.1%
BRX13 14-Nov-13 49 108.06 2.54% 31.276 3,391 3,422 31 0.9%
BRZ13 16-Dec-13 81 108.06 2.54% 31.276 3,399 3,411 12 0.4%

Expiration [DEVER(] Current EX Fair future Current Premium / Discount  premium /
date maturity price future price  from fair price (Bt) discount (%)
uUsDU13 27-Sep-13 1 31.276 2.57% 0.14% 31.28 31.36 0.08 0.3%
uUsDV13 30-Oct-13 34 31.276 2.57% 0.14% 31.35 31.36 0.01 0.0%
USDX13 28-Nov-13 63 31.276 2.57% 0.14% 31.41 31.49 0.08 0.3%

* In computing fair future price of oil, gold, and silver we disregard storage cost & convenience yield for simplicity reason

Fair gold spot price

Gold spot (USD/oz)

1,286 1,296 1,306 1,316 1,326 1,336 1,346 1,356 1,366 1,376 1,386

31.03 18,968 18,378 17,936 17,641 17,494 17,494 17,641 17,936 18,378 18,968 19,706
31.08 18,846 18,260 17,820 17,527 17,381} 17,381 17,527 17,820 18,260 18,846 19,579
31.13 18,754 18,171 17,734 17,442 17,296, 17,296 17,442 17,734 18,171 18,754 19,483
31.18 18,693 18,112 17,676 17,385 17,240 17,240 17,385 17,676 18,112 18,693 19,420
31.23 18,663 18,082 17,647 17,357 17,212} 17,212 17,357 17,647 18,082 18,663 19,388
THB/USD 31.28 18,663 18,082 17,647 17,357 17,212 17,212 17,357 17,647 18,082 18,663 19,388
31.33 18,693 18,112 17,676 17,385 17,240/ 17,240 17,385 17,676 18,112 18,693 19,420
31.38 18,754 18,171 17,734 17,442 17,296/ 17,296 17,442 17,734 18,171 18,754 19,483
31.43 18,846 18,260 17,820 17,527 17,381 17,381 17,527 17,820 18,260 18,846 19,579
3148 18,968 18,378 17,936 17,641 17,4947 17,494 17,641 17,936 18,378 18,968 19,706
3153 19,1212 18,526 18,080 17,783 17,634 17,634 17,783 18,080 18,526 19,121 19,864
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Fair Silver spot price

Silver spot (USD/oz)
19.3 19.8 20.3 20.8 21.3 21.8 22.3 22.8 23.3 23.8 24.3

31.03 445

31.08 445

31.13 446

31.18 447

31.23 447
THB/USD 31.28

31.33

31.38

31.43

31.48

31.53

Fair Brent spot price

Brent spot (USD/bbl)
98 100 102 104 106 108 110 112 114 116 118

31.03 3,042 2,794 2,608 2,484
31.08 3,047 2,799 2,612 2,488
31.13 3,052 2,803 2,616 2,492 2,492 2,616 2,803 3,052 3,363
31.18 2,496

31.23 2,500
THB/USD 31.28

31.33
31.38
31.43
31.48
31.53

2,484 2,608 2,794 3,042 3,353
2,488 2,612 2,799 3,047 3,358
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Tui WRNISDE

24 fiueeu \e1a989l - Economic Sentiment Sep 107.7 / Aug 107.5

24 fiueneu #4135 - FHFA House Price Index Jul 1.0% / Jun 0.7%

24 fugneu an3ge - S&P Case-Shiller 20 city, NSA Jul 1.8% / Jun 2.2%

24 ey A413g% - Consumer Confidence Sep 79.7 / Aug 81.5

24 fiueeu g35% - Richmond Fed Sep 0/ Aug 14

25 ey ﬁJi%QLM - Business Climate Indicator Sep / Aug 98

25 fueneu f4ng - CBI Distributive Trades Sep / Aug 27

25 fueneu #3534 - Durable Goods Orders Aug consensus -0.5% / Jul -7.3%

25 ey an3g - New Home Sales Aug consensus 425 K/ Jul 394 K

26 fueNeu 24ng) - GDP Q2f consensus 0.7% / Prior 0.7%

26 fiueneu anig - GDP Q2:13 consensus 2.7% / Prior 2.5%

26 fugneu au354 - New Claims wk9/21 consensus 330 K / Prior 309 K

26 AueNeIY @135+ - Corporate Profits Q2:13 / Prior 5.8%

26 fueeY @435 - Pending Home Sales Aug consensus -1.0% / Jul -1.3%

26 fueeY @475 - Kansas City Fed Sep consensus 9.0 / Aug 8

26 fiugneu nfj l14 - CPI Aug / Jul 0.2%

27 fuenau BJ%I/\‘iLﬂm - Consumer Mfgd Goods Consumption

27 fiugney J5aieia - GDP Q2:13/Q1:13 -0.2%

27 fueneu ﬂqiiﬂ - EC Economic Sentiment Sep / Aug 95.2

27 fuaneu sl - CPI Sep / Aug 0.0%

27 fiuenau @475 - Personal Income Aug consensus 0.4% / Jul 0.1%

27 fueneu @435 - Consumer Spending Aug consensus 0.3% / Jul 0.1%

27 fuenau @35+ - Core PCE price index Aug consensus 0.1% / Jul 0.1%

27 fueneu @135+ - Consumer Sentiment Sep consensus 78.0 / Aug 76.8

27 fuenau #1354 - Farm Prices Sep / Aug -6.0%
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